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Essential independence of random indices
(Ikuo Sugiman)
\S 1





$F\cdot(Y_{n}\Rightarrow F)$ $\{\tau_{n}\}$ $\infty$
$(\tau_{n}arrow\infty)$ $\{Y_{\tau_{n}}\}$ $\{Y_{n}\}$ $F$
$(Y_{\tau_{r\}}}\Rightarrow F )$ \rangle
” (Random Limit











$(\Omega, \Theta, P)$ ;
$\{Y_{n}\}$ ; $(\Omega, \Theta, P)$
$F$ ;
[ ] $Y_{n}\Rightarrow F$ ( )
$\{\tau_{n}\}$ ; $(\Omega, \Theta, P)$
[ ] $\tau_{n}arrow\infty$ ( )
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\S 2 $\epsilon$ -




$\{\tau_{n}\}$ $x$ $\{Y_{n}\}$ $\epsilon$ -
$N_{)}M$
$m_{k}\geq N(k\in N)$ $\{m_{k}\}$
$\{A_{k}\}\in\bigcup_{m\geq M}\prod(\tau_{m})$
$|\Sigma_{k=1}^{\infty}\Phi(\{Y_{m_{k}}<x\}, A_{k})|<\epsilon$
. $x\in C(F)$ $\epsilon-$ $\backslash$ $x$ ”
$\epsilon>0$ $\epsilon-$ ” ”
( )
. $\Phi(A, B)=P(A\cap B)-P(A)P(B)$




$\{\tau_{n}\}$ $\{Y_{n}\}$ RL $T$
$Y_{\tau_{\hslash}}\Rightarrow F$
$\{\Theta_{n}\}$ ; $\Theta$ sub- $\sigma$ -algebra
2. 1 $\sigma(\tau_{n})$ $\Theta_{n}$ ’ $\{\Theta_{n}\}$ $\{Y_{n}\}$
”
2. 3
$\{\Theta_{n}\}$ $\{Y_{n}\}$ RL $T$
’










$\{\delta_{n}\}$ $\{Y_{n}\}$ A $(\{\delta_{n}\})$
$\max_{i;|i-n|\leq\delta_{n}n}|Y_{1}-Y_{n}|$
$narrow\infty$
$\Gamma$ ; $\tau_{n}/narrow 1$ $\{\tau_{n}\}$
$\Gamma(\{6_{n}\})$ ; $P(|(\tau_{n}/n)-1|>\delta_{n})arrow 0$ $\{\tau_{n}\}$
165
3. 2







$\{Y_{n}\}$ Anscombe $\delta_{n}\downarrow 0$
$\{\delta_{n}\}$ $\{Y_{n}\}$ A $(\{\delta_{n}\})$
\S 4 Essential part $\epsilon-$
$\{\Theta_{n,m}\}$ ; $\Theta$ sub- $\sigma$ -algebra










$x$ ” $\epsilon-$ 2. 1
4. 1





$\epsilon>0$ $x\in C(F)$ $N_{1}$
















$x\in C(F),$ $\epsilon>0,$ $N$ $D_{n}$ $m_{n}$ , $\{A_{n,k}\}_{k}\in$
$\bigcup_{m}\Pi(\Theta_{n,m})$ $N$ $\{n’\}$
$|\Sigma_{k=1}^{\infty}\Phi(\{Y_{m_{n’}(k)}\leq x\}, A_{n’,k})|\geq\epsilon$
$\nu_{n}=m_{n}(k)$ on $A_{n,k}$ $\{\nu_{n}\}$
$|P(Y_{\nu_{n}}, \leq x)-\Sigma_{k=1}^{\infty}P(Y_{m_{n}’(k)}\leq x)P(A_{n’k,)})|\geq\epsilon$
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$Y_{\nu_{n}}\Rightarrow F$





\S 3 Anscombe A $(\{\delta_{n}\})$
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